Other Items:
You will need a capable financial or scientific calculator.
Absences: I do not keep track of attendance during the semester, but frequent absences will hurt your chances of good scores on tests and the exam. Furthermore, 10% of the final grade will be based on attendance/compliance (as outlined below) and frequent absences from class may hurt your score in this component. My office hours should be used for questions related to problems you are working from the book, or questions which have arisen as you reviewed your class notes or the book. Students who use office hours to ask questions related to material which has already been discussed or answered in class will have points deducted from their attendance/compliance score. Questions relating to issues which are clearly addressed in the syllabus will also result in deductions from this score. I am happy to assist students, but please ensure that you first consult the syllabus and your notes when questions arise.
Reading assignments: Articles will be posted to WEBCT for reading from current periodicals or journals. These will provide material for the exam/quizzes. These readings may not be specifically addressed in class, although questions or discussion are welcome if desired.
Project:
One project is assigned for the course. The due date for this project is midnight of Thursday, December 6 th . The project will involve an investment game where each student will have a mockportfolio to manage. The trading will be web-based. Details will follow. Note that there is a fee from the trading game firm. Each student should prepare a written report on their trading activities including examples of the trades he/she traded, the reasons for implementing these trades and the final outcome. Grades will be based on the clarity of the report and not on the results achieved during the trading game (students may find that losing a lot of "money" on the game is very educational! :) Exam/Tests: Tests and the final Exams will be closed book but I will provide certain complex equations for reference on the exam. Exams and tests will only be administered at the assigned times, and a missed exam or test will carry a grade of zero unless explicitly excused by a physician or the Dean of students. Truly exceptional circumstances should be discussed with me prior to the exam.
Although students who attend class regularly, pay attention and ask good questions may be able to identify sections of work which are of greater or lesser relative importance than others, officially the content for test and exams is anything written in the Chance textbook, any readings posted on WEBCT, and anything discussed during class time.
Class tests: Three in-class tests will be given during the semester. These tests are scheduled for 20 September, 18 October, 20 November.
Assignments: Two assignments will be given during the course. Assignments are an opportunity for you to explore certain areas in greater detail than covered in class. Details will follow. The first assignment, related to options, is due on October 31 st . The second assignment, related to futures, swaps and other derivatives, is due on December 6 th .
Final Examination:
The final examination will be on Thursday 13 th December from 12:00 to 3:00 pm. ***The final exam is a compulsory component of the final grade and must be written by all students regardless of your performance during the semester. If any circumstances arise which would interfere with your writing the exam on Dec 13 th you should contact me immediately to resolve the situation.
Grade Determination: Final grade assignments will depend upon your overall performance and will be determined as objectively as possible based on the following weights:
Class I have read the syllabus and agree to abide by all relevant course and university policies. I have taken note of all test, exam and assignment dates and agree to meet all relevant deadlines set out in the syllabus.
